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$\succ$ CRM (Continual Reassessment Method)
MTD
DLT
($O$’Quigley, Pepe, Fisher, 1990)
1
$Pr(Y_{i}=1)=\psi(x_{i},a)$





















$(0,1)$ 3 $(\Delta$ $)$
$\sigma_{j}$ $p_{i}$ $k_{1},$ $k_{2}$
$\Delta=\{(0, p_{t}-k_{1}\sigma_{i}), [p_{t}-k_{1}\sigma_{i}, p_{t}+k_{2}\sigma_{i}], (P_{t}+k_{2}\sigma_{i},1)\}$
$D$ (De-escalate), $S$ (Stay),
$E$ (Escalate)
$q(D, i)=p(p_{i}-p_{t}>k_{2}\sigma_{t}|$ data$)$
$q(S, i)=p(-k_{1}\sigma_{i}\leq p_{i}-p_{t}\leq k_{2}\sigma_{i}|$ data $)$
$q(E, i)=p(p_{i}-p_{t}<k_{1}\sigma_{i}|$ data$)$










$n_{i}$ 3 $X_{i}$ 4
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$p( p)=\frac{\Gamma(\alpha_{1}+.\cdot.\cdot.\cdot+\alpha_{k})}{\Gamma(\alpha_{1})\Gamma(\alpha_{k})}p_{1}^{\alpha_{1}-1} \cdots p_{k}^{\alpha_{k}-1}$
$p_{1}, \cdots, p_{k}\geq 0;\sum_{j=1}^{k}p_{\dot{ }}=1$
$p=(p_{3}, p_{4})$ Dirichlet
$\alpha_{1},$ $\alpha_{2},\alpha_{3}$ Dirichlet





























($O$ ,l) 3 Ji






$R_{1},$ $[p_{t}-k_{1}\sigma_{i},p_{t}+k_{2}\sigma_{i}]$ R2, $(0,p_{t}-k_{1}\sigma_{j})$ $R_{3}$
$L(p_{3},p_{4})$
$R_{1^{=}} \int_{p_{l}+k_{2}\sigma_{i}<}\int L(p_{3}, p_{4})\pi(p_{3}, p_{4}|data)dp_{3}dp_{4}p_{3}+p_{4}<1$
$R_{2^{=\int\int_{4}L(p_{3},p_{4})\pi(p_{3},p_{4}|dafa)dp_{3}dp_{4}}}p_{t}\sigma_{i}<p_{3}+<p_{t}+k_{2}\sigma_{i}$




















i-l, $i,$ $i+1$ 3








6, 9 Ji 1,2
Decision Ji
$p_{t},$ $n_{j},$ $x_{j},$ $y_{i}$ 3
$q(D,i)$ , $q(S,i)$ , $q(E,i)$
$p_{t}=0.3$ $D$ : i-l $S$ : $E$ : $i+1$ $U$ :
$i$
















$\frac{30 }{ , 4 Decision ,3 Decision ^{}\backslash }$
2. $i$ ( 9 )
3 4 Ji



























3 $+$ 3 CRM
1$)$ 8 1 3 30 $p_{t}=25\%$ ,
6 (Scenariol $\sim$6) Scenario
1
2$)$ 1) 3 4
MTD 1
3.1
Ji 3 $+$ 3 CRM 4,
5 4 MTD
5 4
Scenariol $\sim$6 Scenario2, 6 25%
MTD Scenariol MTD
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